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EURO STOXX 50® Monthly Hedged JPY TTM
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Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: August 31, 2023
Date of commencing dividend payment: July 14, 2023
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Fund Management

1. 2023 4E 6 AHIOEM RN (20224 12 H 9 H~20234 6 H 8 H)

Management Status for Year ended June 2023 (from December 9, 2022 to June 8, 2023)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2023 £ 6 A #j 741  (97.6) 18 (2.4) 759 (100.0)
FY ended Jun. 2023
2022 4E 12 A H#A 577  (98.2) 10 (1.8) 588 (100.0)
FY ended Dec. 2022
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ O+@-©)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2023 £ 6 A #j 270) 562 510 322
FY ended Jun. 2023
2022 4E 12 A Hj 0 270 0 270
FY ended Dec. 2022
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2023 ££ 6 A #j 775 15 759 235, 795
FY ended Jun. 2023
2022 4E 12 A Hj 590 1 588] 218, 027
FY ended Dec. 2022
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2023 4 6 A 4, 610,
FY ended Jun. 2023
2022 4E 12 A i 460
FY ended Dec. 2022
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

Changes accompanying revision to accounting standards, etc

@ QLS OEE

Changes other than those in D

No

Fii 3

PN

No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%1
(2022 4£ 12 H 8 A BIAfE)
1st Fiscal Year
As of December 8, 2022

5 2 #
(2023 4£ 6 H 8 HIILE)
2nd Fiscal Year
As of June 8, 2023

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

7,241, 338

5,782, 791

BB EFER AL

Parents trust beneficiary securities

577, 928, 460

741, 110, 871

R P i A B

Revaluation of derivatives

846, 409

410, 754

ARIUA A

Accounts receivable — other

1, 331, 682

14, 620, 074

FEALFEREIL S

Margin deposits

3,120, 037

13, 183, 804

RENE PE AR

Total current assets

590, 467, 926

775, 108, 294

i it

Total assets

590, 467, 926

775, 108, 294

AIEDHS
Liabilities

ENAE
Current liabilities

R P i A B

Revaluation of derivatives

216, 477

99, 708

ER

Accounts payable — other

582

AN A 53 Bt 4
Unpaid dividends

1,242, 00

14, 844, 20

ARALSZREAE

Trustee fees payable

32, 284

84, 711

RANZFEE W

Investment trust management fees payable

258, 237

677, 625

RALFI B,

Accrued interest expenses

13

Z DAL E

Other accrued expenses

46, 504

141, 605

mEhAE A
Total current liabilities

1, 796, 097

15, 847, 854

afies

Total liabilities

1, 796, 097

15, 847, 854

LS E DER

Net assets




NEXT FUNDS =—nr-Aby7A50454% (AR~y D) #EhR FEAE
NEXT FUNDS EURO STOXX 50 (Yen-Hedged) Exchange Traded Fund (2859) Earnings Report for Fiscal Year ended June 2023

TEAGE
Principal and other

JoA

Principal

540, 000, 000

644, 000, 000

T4
Surplus

HWIRRI AT MR RES (A)
Surplus (deficit) at end of period

48,671, 829

115, 260, 438

(3 B VB FE N 48)
(Reserve for distribution)

11, 694

25, 221

TEAREER

Total principal and other

588, 671, 829

759, 260, 43§

W PEART
Total net assets

588, 671, 829

759, 260, 438§

AEMEPERFT

Total liabilities and net assets

590, 467, 926

775, 108, 294

(2) [HEEKXOFESREFRE] Statement of

Income and Retained Earnings

(BAZ : ) (Unit : JPY)

%1 % 2
H 20224 8 H 31 H H 20224128 9H
E 2022412 H 8 H £ 20234 6 A 8 H
1st Fiscal Year 2nd Fiscal Year
From August 31, 2022 From December 9, 2022
to December 8, 2022 to June 8, 2023
&% Amount &% Amount
= 1
Operating revenue
Z BUFILE. - 11
Interest income
AAMRES 78 E AT
Profit and loss on buying and selling of 67, 047, 460 95, 557, 411
securities and other
URZE P S ELS | SR HE A
1, 070, 854 1, 859, 633
Profit and loss on dealing of derivatives ’ ’ ’
2y R FEHE 2
HEERE . A16,517, 641 39, 806, 512
Foreign exchange gains or losses
Z OIS - 68, 179
Other revenue
s o A2
eaé%%lﬁé;qu+. 51, 600, 673 57,678, 722
Total operating revenue
R
Operating expenses
18
LA 895 1, 961
Interest expenses
=2
SR A 32, 284 84, 711
Trustee fees
ki 258, 2371 677, 625
Investment trust management fees
T O 657, 628 177, 596
Other expenses
ap Az
HARBREEE 949, 044 941, 893
Total operating expenses
R ITEFEREL (L) 50, 651, 629 56, 736, 829

(2859) 2023 4F 6 A hEEE
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Operating profit (loss)

REFIE IR EEL (A)
Ordinary profit (loss)

50, 651, 629

56, 736, 829

MRS OIS HIRE L (A)
Profit (loss)

50, 651, 629

56, 736, 829

— IR AE O Y MR AR R 0O Sy Bl AR U — R
FNTPE S MR RSO R (D)
Distribution of profit loss from partial
redemptions

WiERIae e ki8e (D)
Surplus (deficit) at beginning of period

48,671, 829

Rl IENIER T R B
Increase in surplus or decrease in deficit

209, 660, 180

MHHBHME FEIT O © RIS SPEIEE U KRB
DHE

Increase in surplus or decrease in deficit
from additional subscriptions for period

209, 660, 18

Rl BT RS INER
Decrease in surplus or increase in deficit

737, 800

184, 964, 200

4 —EBAEAIITPE D RIR SR B U RIE I
IES

Decrease in surplus or increase in deficit
from partial redemptions

184, 964, 20

YHEBIME RIS AL S RIS I RIS
pIIEE

Decrease in surplus or increase in deficit
from additional subscriptions for period

737, 80

Sy
Dividends

1, 242, 000

14, 844, 200

WIRRI e IR kB4 (D)
Surplus (deficit) at end of period

48,671, 829

115, 260, 438

(3) [HRe#]
(EFE et T R 5 FHICEE T 57150

1. B PEORFAR A AE Je OFFM 715 (BRI (R L AR
SLYERFECRIAI L TR0 £

Rzl

LTEY ET,
T RIS |

FHRHICHEY O DEMEO H O F72 2 G IFTOFEE S 2 15 FAR B ST F AR S5 CRHI

G BBV CTPRIZAE DO H OXRE SRS DI TR L TR0 £,
2 SMEREEPE - AEOAFEE~OBIEFEMEICR T DSMEREE - AOMMEIL, JFAIL LT, bREICET 2515

(2859) 2023 4= 6 A PREME(E

RILYE

SR AR O R EAE

- SRR b O RFAT 5 L2 B 5 SR O

AR

a2l

AR B O XA EE S EABOMEIC L > CEE L TBY 7,
R A= =k

EHREECTHELTEBY £97,

URAE R b BS | SR A

EHREECTHLELTRBY £9,

PR = Sicti=Eny

EHIREECTH EL TR £9,

R ORMEO B E BN T EDRMHREMS 2 A L T\ D0, B2 5H]
ERIEICL S T25E, YMENERZ 2 H D ET,

F7o. TUANAT 4 TEBNCEAT 2SI, HETHLT I AT ¢ TEENICRIT
54 HWRBBEEIRIR LOMETLATH D | UESHEA KN T U T 1« T
BIOWBI A7 OREZEZRTHLOTIIHY /A,

W7y FOFEHMIT, FBENROBREICE D, 2022 F 12 4 9 A5 2023 4

6 H SHETERS-TEBY T,

_5_
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(EHE it Lo RV AT 2 &)
HMYEEHIIH D EHA,

(BRI B3 5 1E5D)

R % 2 4
2022 4F 12 H 8 AHILE 2023 4% 6 A 8 AHBI(E
1. FHEHMOKRBICKT 5ZRMEORE 1. FEHBOKRBICIT DZAHEDREL
270,000 0 322, 000 [
2. FHEWMOERBIZBT D 1 HEAL S 720 OREFEDOHH 2. FHEYIMOERBIZBIT D 1 HEM Y720 OMEFEORH
1 O%7= 0 W& pEE 2,180. 27 1 1 [3Y47= 0 HiiE PEAR 2,357.95 H
(100 [ 7= v W& PEXE) (218, 027 M) (100 [ 7= v W& PERE) (235, 795 F)
(M ORISR 5 R EICEET 515D
%511 %21
H 20224 8 H 31 H H 20224212 H 9H
I 20224 12 4 8 H X 20234 6 H 8 H
1. Bl & ORI 1. yEee ORI
HE HE
B ey A A895 H B[R EaY A 66, 229 1
Bl7 7 ROl Y I 4H B 2,202, 738 1Y Bl 7 o N OB 4 IS AH B 15,731,430 H
> Bic HER T 4 C 0 5y B HE G A v 4 c 11,694 [
24 I 25 2 A D=A+B+C 2,201,843 [ i 24 S 2 AR D=A+B+C 15, 809, 353
% E 948, 149 [ % E 939,932 M
1[5 248 43 i P REAH F=D-E 1,253, 694 1 S 2 7o i m] HEAE F=D-E 14,869, 421 M
1[5 228 53 i 4 G 1, 242, 000 1 S 225 5o i 4 G 14, 844, 200 M
R S (5 Bic HEfis RS2 4) H=F-G 11,694 [ R (o B MG RS2 42) H=F-G 25,221 [
[mE T 270,000 [ %% 1 322,000 A
100 [ ¥47= 9 4yt 4 J=G/1X 100 460 M 100 134729 4yfd 4 J=G/1 X100 4,610 [
2. DA 2. FOfEH
ZTOMBERD S H 601, 787 I IR D E A, 44,946 H ZOMBERD S H 48,192 T EGICHR 2 E A, 115,863 H
BRI DWW T OMIEEAEITH Y F7, IR RIS DN T ORGEF AR CTH Y £,
3. BN
2016 4 1 A 29 HO AARERITIZ L D T~ A T AE&FIT
X EM - BWEeREf ) OB ARER%, ENE 4
T TIIRIE Y KENME T LCEY 9, Z0REIC
L0, FIEBICHY T 2524 7 7 > RRFEENICAR
TAEEIIIZERABO~ A FAE T ZHFAB L L
TERLTEYET,

(4B fh s it (2 B89 5 TERTD)
(1) P di DIRPUUZ B3 5 971

& 11 % 2
H 20224 8 4 31 H M 2022412 4 9 H
20224 12 H 8 H 20234 6 H 8 A
L Ak b (%9 2 B 7t L kP i (%9 2 B 7t

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
ATHIZED DRI BEEFEFETH Y | (Rt ET 2 EH
DIARFFEHPE N, BIFESS O AEFE MK LT & L
THEHTHZEEZENELTEBY 7,

2. BT S ONE K N OEFFENRD ) AL 2. BT S ONE K N OEFFENRD ) A2
W77 v RPMEET 240G ORE L, Bfi#ak, U A |FLE

T Bl T - v VRO SEREHE R O EEE TH
nDET,

M7 7 v RPMEET D AEMREROZFEMT, (ZofmoEi) o
2 AMMFEARRICTEH L TEY £,

INBIE, RIMEEYY 27 BBEEY 2772 oY A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
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Y77 NiE, EFEMEICET 2 EEORIRMREMNICE T
HZExEME LT, HMfREEYWIE 217> T £7,
MET VAT ¢ THENL, 5 & T DGR 4R 2 ik
LY A7 2#HLTEBY E7,
N7y RiE, BtMECET2EEDORBELH Y 27 DIk
i, WONEFEMEIC BT DN EREEOZEEITHIZ L &
AE LT, ABTHEGIZFHL TR £7,
3. BRLAETIZERD U A 7 45 BRI 3. BRLAETIZIRD U R 7 45 BRI
ZRtathic B W TIE, ML L& Y 2 7 FEICBET 2 E 58 |FA
RERT, RT -~ ADEBEERCEN Y A7 OERELT
o ThkY E9,
Otz 27 OEH
i U A7 LTiE, ERERL Y DRI A B, o047 -1
L. &> TV D DEDOEI AT/ > TR0 F
7.
OfEHY A7 OE
(U A7 1B LTI, FATIRCIRG S DB IR S (2 B3
DI - oA 22 e, Al L. S0 HEIDS T
AR E DE &7/ > THBY £7°,
OFEhE Y 2 7 DEE
PRENE U A 7 1B LTIk, BT U Cilis i sk o R &
R L, B B A L REOE 21T > T £7,

(2) Axfhps i ORFLSE B9 5 HIH

| % 2 4
2022 4 12 A 8 HEI{E 2023 4F 6 H 8 HELE
1. SERTERFREE B4R, Bl R OVERE 1. SEcTERFREE B4R, Bl R OVERE

FERIRE Lo R RAlE UTE -~ TRl TRl L | R
TWh7zs, S REKEE LAE L Rl & OZEFITH V F
A

2. Wl OFE Ik 2. WHlORE N IE

BB ERER ARRESR A
(BERFIT#HIR L FHICHT H1ER) ISR LT

BYET,

URZE RS o AT D

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
TURT 4 THRBIBRICEE L TBY £7.

T—)b s 0D SR EHE K Ve SR E TS

I HOR EIZEYIF T SN AT, IREMEEILR
fliLEELLTWD Z b, BHIEBMMAELZ RS LTH

DET,
(BhE Y HE L oW 23 5 ERD)
R % 2 4
H 20224 8 H31H H 20224E 12 H 9 H
I 20224 12 H 8 H % 20234 6 H 8 H

TS OMSFZIG AR D AN IE i 2R LT, —fi% [FA
DB L B7p B BE Y FEH L OBS1X TRbhu Ty
P, BMEIEIZ TS W EE A,

(ZF o)

1 JTAROBHE

| % 2 4
H 20224 8 H31H H 20224E 12 H 9 H
E 2022412 4 8 H % 20234 6 H 8 H

B AR — M o A%E 540, 000, 000 [
A BN R E T AR 540, 000, 000 FIH P IEANER & JC AR 1, 124, 000, 000 [
1 — R ST ARE 0 M o — AR e ARH 1, 020, 000, 000 14
2 FAAMRES B
5 H H A mEES:

TE¥H %13 %2 4
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H 20224 8 A 31 H H 2022412 A 9 H
E 20224E12 A 8 H 20234 6 H 8 H
PIRICE ENTFHG 2R (1) PR ICE ENT A2 (1)
PRI G (S FE A AR 66, 385, 742 53, 560, 779
At 66, 385, 742 53, 560, 779

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG OBRKIFE, Wl X O

o511 (2022 4 12 A 8 HBILE) %52 11 (2023 4F 6 H 8 HBITE)
O 2% (M) 2REEE (1)
5% 1 4 el () FHmHELE (1) 5% 148 el (F9) PEMERE (F)
e el
s s |
R FEEE RS |
¢ 10, 449, 615 — 11, 269, 432 819, 817, 18, 968, 112 — 19, 324, 898 356, 786|
45 s | LA o His |
AR TAIE |
g3 581, 447, 075 — 581, 636, 960 189, 885 751, 339, 883 - 751, 385, 623 45, 740)
Z—n 581, 4417, 075 — 581, 636, 960 189, 885 751, 339, 883 - 751, 385, 623 45, 740)
&t - — — 629, 932 — — — 311, 046}
() FHtioREHIE
1 5eis |

MESEEE 12D\ T

S OFHEIZ IV TIE, FHREBIZEY 5 2ETO HOER DG FTORER T 5 IR R I RS CRAE L Tk
n %9,

2 2RI
DFHE BIZB W TR S OMENER SN TV DHEIZOWTIILLTO L S ICFHE L TH Y £7,

OFHFEBIZBWTABRTHOZIER (LLF 4R EWVWNET) OXMEREMHGOMERER IN TV IHE
3 BRSBTS EMETIME L TR £,

@FHE BIZIBWTHH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE->TEY £,

cFMEBICME A B 2 D BB EYHE AR SN TV DEAITIE. ik IR BV R > OXI#E R LY
HGOMEZ S LIZFHRE LIV — 2T 7,

cFRBICYEH EB A D MBR PSR ER SN TORWEAIZE, Y%A IR BITWER STV 5 X1#
FRMRGOMEZ VT 7,

2) FHE P BE SE MRS O MMEDA TR SN TORWAEIZONTIE, FHR A OMBIE RS O fME TRHE L Tk v &
R

K EFLIWGI Ty VRFHPHEH SN TN HDIE TSV EE A,

(4) [F)mBIAnER]

%1 AGREAAME
(1) #E= (2023 4 6 A 8 HEILE)
FOUEIHITH Y FH A,

(2) BRALIS O A fiRES (2023 4 6 H 8 HHL(E)
(HAL: )
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kg LIS 7] JR AR AR T4
IR E (R FE A |H A —1 « 2 kv F A5 O~V — 560, 259, 201 741, 110, 871
G N
g AL S 560, 259, 201 741, 110, 871
FE BT EE 56+ 97. 6% 100. 0%
GEi 741,110, 871

(1D BEEFEZ AR, SRR L OB B R ARSI 1 2 RO JUEIL, GERZ 2R L TR Y £,
(7 2) Fesgi3se £ 0 MR OB PE IR 5 bR RO/ NEHI O Gt SRS T 2 R TH D 4,

B2 T UNT 4 TG R OBET RG] OFKIBE L Ol ORPLFR

MEBRERICBIT DERFHE L TR L TWDHIEDEIL TR 9
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